FINANCIAL TRUST COMPANY INC ACCT. W23550001
For the Period 1001712 to 10431712

Price

Adjusted Tax Cost Unrealized  Est. Annual Income
Quantity Value Original Cost Gain/Loss Accrued Interest Yield

Non-US Fixed Income

REPUBLIC OF ARGENTIMA - ARS
FLOATING RATE MOTE DEC 15 2033
OTD 11/01/2005

HELD BY EUROCLEAR

ISIN ARARGEO3IE14T SEDOL B1MYWX3
ECO698-9B-7 ARS

REPUBLIC OF ARGENTINA

MOTES DEC 15 2035

DTD 11/01/2005

HELD BY EURQCLEAR

ISIN US040114GME4 SEDOL BOSSNQ3
042993-95-6

3.03

1253

10,000,000.00 303,043.00 318 ,000.00 (14,857.00) T78,0685.47 26837 %
68,522.56

7.500,000.00 939.600.00 1,038,750.00 (99.150.00) 237 65250 26.07 %
208.077.50

Total Non-US Fixed Income

Complementary Structured Strategies

JPY CALL CAD PUT

FX EUROPEAN STYLE OPTION
QCTO8 2013 @ 769

AT EXP Kl @ 6965
XJPYCA-5J-Z CAD

JPY PUT CAD CALL

F¥X EUROPEAN STYLE OPTION
OCTO8 2013 @ 809
XJIPYPB-AZ-Z CAD

J.PMorgan

Confidential Treatment Requested by JPMorgan
Chase
CONFIDENTIAL

0.03

0.04

$2,592,643.00 $2,694,500.00 {§101,867.00) $443,217.97 18.34%
$340,994.56

(TE9,000,000,00) (240,638.18) (347 T56.17) 107,116.99

809,000,000.00 315,354.56 347 79617 (32.401.61)
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